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O

riginal author: E
lizabeth G

arrett 
 N

o
 function exists in S

T
A

T
A

 that m
akes the autocorrelation scatterplot m

atrix of residuals, the 
autocorrelation m

atrix, or the autocorrelation function.  H
ow

ever, I have m
ade a com

m
and that 

does these three things.  It is a bit tedious getting the com
m

and into
 S

T
A

T
A

, so
 bear w

ith m
e... 

 S
etting up the personal ado

 directory 
S

om
e of S

T
A

T
A

’s com
m

ands are called “ado” com
m

ands.  S
T

A
T

A
 has tw

o
 kinds of directories 

for these com
m

ands: a built-in ado
 directory and a personal ado

 directory.  W
hen S

T
A

T
A

 is 
installed on a com

puter, the built-in directory is created and m
any S

T
A

T
A

 com
m

ands are put 
there.  T

he personal ado
 directory is created by you if/w

hen you w
ant to

 w
rite your ow

n 
com

m
ands.  T

his directory does N
O

T
 exist unless you create it or som

eone else has created it on 
your com

puter (e.g. If you are using a netw
ork com

puter, som
eone else m

ay have created an ado
 

directory on the c drive.  In that case, it w
ould already be there.).   S

o, the first thing you need to
 

do
 w

hen you get into
 S

T
A

T
A

 is type  
 

adopath 
 in the com

m
and w

indow
 to

 see w
here your personal ado

 directory should be.  T
he entry next to

 
the [2] is w

here S
T

A
T

A
 thinks that your personal ado

 directory is.  T
his does N

O
T

 m
ean that the 

directory  has been created, it just m
eans that is w

here S
T

A
T

A
 w

ill lo
ok for it (i.e. it is the 

“search path”).  S
o, check to

 see if the directory exists.  If it is there, great.  If not, create it.  For 
exam

ple, on the netw
ork com

puters, the personal ado
 directory  is c:\ado.  S

o, I w
ent into

 D
O

S
 

and got to
 the c:\ prom

pt.  A
t the c:\ prom

pt I typed   
 

m
kdir ado 

 to
 create m

y personal ado
 directory.   (T

o
 read m

ore about this and about changing w
here your 

personal ado
 file resides, see S

T
A

T
A

 5.0 U
ser’s M

anual C
hapter 23.)  

 G
etting the autocorrelation function 

T
he com

m
and that has been created for exam

ining autocorrelation is an ado
 com

m
and to

 be put in 
your ado

 directory.  T
he nam

e of the com
m

and file is autocor.ado
 (w

hich is on the L
D

A
 class 

w
ebsite).  Y

ou need to
 copy this file into

 your personal ado
 directory (e.g. on the netw

ork, this is 
c:\ado).  In addition, it is a go

od idea to
 copy it onto

 a diskette for later use.     
 O

kay, so
 now

 everybody has created a personal ado
 directory in the right place and copied 

autocor.ado
 into

 that directory.  A
ssum

ing that this is true.... 
 U

sing the autocorrelation function 
N

ow
 that autocor.ado

 is in S
T

A
T

A
’s personal ado

 search path, you have the com
m

and autocor 
available to

 you.  T
he syntax of the com

m
and is as follow

s: 
 

autocor y t id 



 w
here y is the response,  t is tim

e, and id is the person/individual identifier.  S
ay, for exam

ple, w
e 

are interested in the C
D

4 data and our variable nam
es are cd4cells, year, and person, representing 

C
D

4 cell num
ber, years since seroconversion, and person identifier, respectively.  T

o investigate 
the autocorrelation, w

e w
ould type 

 autocor cd4cells year person 
 S

T
A

T
A

 w
ill then: 

-graph the scatterplot m
atrix and save it as c:\autoc.gph 

-graph the autocorrelation function and save it as c:\acf.gph 
-calculate the autocorrelation m

atrix and print it in the results w
indow

 
-calculate the autocorrelation under the stationarity assum

ption and print it in the results w
indow

. 
 Y

ou w
ill see tw

o item
s in the results w

indow
.  T

he first is the autocorrelation m
atrix.  T

he second 
is the correlations under the stationarity assum

ption, w
here the row

 num
ber corresponds to the 

tim
e lag. In the graph w

indow
, tw

o plots w
ill com

e up at the end.  T
he one on the left is the 

autocorrelation scatterplot m
atrix and the one on the right is the autocorrelation function under 

the stationarity assum
ption.  T

o look at either graph by itself, in the com
m

ands w
indow

 type 
 graph using c:\autoc 
 or 
 graph using c:\acf 
 T

his brings graphs back into the S
T

A
T

A
 graph w

indow
 after they have been saved. 

 A
s an exam

ple, I m
ade up a dataset w

ith several m
issing values w

here I had response, day and 
index as the variables.  A

fter typing autocor response day index, the follow
ing results appeared: 

 . autocor response day index                                                 
file tem

p.dta saved                                                                                                            
                                                                                
          | tim

e1      tim
e2    tim

e3   tim
e4                                 

----------+
------------------------------------                                 

 tim
e1    |   1.0000                                                            

 tim
e2    |   0.9129   1.0000                                                   

 tim
e3    |  -1.0000   0.8783   1.0000                                          

 tim
e4    |   0.4697   0.5828   0.8866   1.0000                                 

                                                                                
           acf                                                                  
  1.  .8076394                                                                  
  2.  .5276556                                                                  
  3.  .4696682                                                                    


